The effect of kurtosis on the power of two test statistics in covariance structure analysis.
We study the effect of excess kurtosis on the non-centrality parameters of the rescaled and the residual-based test statistics for covariance structure models. The analysis is based on population matrices and parameters, which eliminates the sampling variability inherent in simulation studies. We show that the non-centrality parameters, and consequently the asymptotic power, decrease as kurtosis in the data increases. Examples are provided to compare this decrease for the two test statistics, and to illustrate how substantial it is.